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ABSTRAK

Regita Octaviani. 201510325146. Pengaruh Return on Equity, Debt to
Equity Ratio dan Earning Per Share Terhadap Harga Saham PT. Gudang Garam
Thbk Periode 2010-2017.

Penelitian ini tentang kinerja keuangan dan harga saham dengan tujuan untuk
mengetahui pengaruh Return on Equity, Debt to Equity Ratio dan Earning Per
Share terhadap harga saham PT. Gudang Garam Thk Periode 2010 — 2017 dengan
menggunakan hasil data triwulan. Metode yang dipergunakan adalah metode
kuantitatif dengan menggunakan analisis regresi linier berganda untuk menguji
hipotesis. Hasil penelitian menunjukkan pengaruh Return on Equity, Debt to Equity
Ratio dan Earning Per Share terhadap harga saham PT. Gudang Garam Thk periode
2010-2017 secara simultan adalah signifikan. Hasil pengujian secara parsial
menunjukkan bahwa Return on Equity berpengaruh negatif dan signifikan terhadap
harga saham PT. Gudang Garam Tbk periode 2010-2017, Debt to Equity Ratio tidak
berpengaruh dan tidak signifikan terhadap harga saham PT. Gudang Garam Thk
periode 2010-2017, Earning Per Share berpengaruh positif dan signifikan terhadap
harga saham PT. Gudang Garam Thk periode 2010-2017.

Kata kunci: Return on Equity, Debt to Equity Ratio, Earning Per Share, harga
saham.
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ABSTRACT

Regita Octaviani. 201510325146. The effect of return on equity, debt to equity
ratio and earnings per share on the share price of PT. Gudang Garam Thk for the period
of 2010-2017.

This research is about financial performance and stock prices with the aim to
determine the effect of return on equity, debt to equity ratio and earnings per share on
the stock price of PT. Gudang Garam Tbk for the period of 2010-2017 using the results
of quarterly data. The method used is quantitative method using multiple linear
regression analysis to the test the hypothesis. The results of the study show that the
effect of return on equity, debt to equity ratio and earnings per share on the stock price
of PT. Gudang Garam Tbk for the period of 2010-2017 is simultaneously significant.
The test results partially show that return on equity has a negative and significant effect
on the stock price of PT. Gudang Garam Tbk for the period of 2010-2017. The debt to
equity ratio has no effect and is not significant on the stock price of PT. Gudang Garam
Thk for the period of 2010-2017. Earning per share has a positive and significant effect
on the stock price of PT. Gudang Garam Tbk for the period 2010-2017.

Keywords: return on equity, debt to equity ratio, earnings per share, stock price
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